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41,980,338.07| 10,266,966.00 {1 216,220,118.01] 268,467,422.08
L3R
3AMHBA SNMNHELEF 1 & 54 5k it E &t
2014412 A 31 H
B
23,626,963.4
RATIE3K - - - 23,626,963.42
2
= e 1,468,799.60 - - - 1,468,799.60
FHRES 715,444.98 - - - 715,444.98
227,570,495.5
T oy M R 7 - - - 227,570,495.54
4
R ISCIE 257 LK - - -| 11,710,849.14 11,710,849.14
ISR 2, - - - 8,291.87 8,291.87
I HR K 994.04 - - 387,981.86 388,975.90
Lioadoany 25, 812, 202. 04 - - | 239,677,618.41 | 265, 489, 820. 45
FfR
PASHIE 253 H K - - - | 13,941,168.94 13,941,168.94
INXRCAEIE/¢ - - - 7,166,226.91 7,166,226.91
LA N F - - - 333,861.94 333,861.94
N AL 2% - - - 55,643.65 55,643.65
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REAFAZ 55 9 1,484,850.56 1,484,850.56
HoAth 571 it 354,611.80 354,611.80
FfRETT - 23, 336, 363. 80 23, 336, 363. 80

FIRGUREG D | 25, 812, 202. 04 216, 341, 254.61 | 242, 153, 456. 65

T RA R AARIE G KGRI EANE, %A Z00E A 3 3 4 H s H 2
REHEFLTK,

6.4.13.4.1.2 F|ZR KRS ) BBk 43 BT
T 2015 4E 6 H 30 H, ARIEEEFFE IR 5 MG A RAME 536 & 5 13 E I EL A 7.54%,
DR 7 370 R 2R B AR Bl 06t T AR 5 4 W8 705 TG B8 KR

6.4.13.4.2 SN XS
BN RS A2 Fi5 < it B 28 S0 R SR I B B DR AN R AR i A A e sh O ARG . A <
HIFTA B St AN R T i, BRI TS R AN XU -

6.4.13.4.3 HAtH#E XU

LA AR A% XU 2 41 o <5 P 455 < i T P 2 S BOR SR B <597 B PRI ok i 3 M) 2R AN AN 22 DL AR
(T 3 U A R R AR B T R A B Bl (R AU o AR 4 2 B B THIEZR 38 & i b T sl AT 1) R 7 352 5
(AN S5, T I 1 At ks IR AR T BAMIE S R AT 4K B B 485 5 SRR ok S IO B )
AT BERYR T UER T 3 BEAR P B I 20

AT B I B AEA AN B R A i A, SR BT R R SENS, B X E A
DRI DL BRI T, S SRR IS AT IGO0, M B I B R L S A A e s B B MIE SR
(R15E PRI BT S BT, SEHRAT & 2k i 5 R 200 2 Y B A B0 B8 A P EAT 8058 . AR S BN GE
WAL S B SO ALAL, RS, B ECE . IRBTH A AT B, RESININ T RE R A4
(RIS A A% ARG o

AT it PR BT A A A 3 B B AR A AN A XU, o AR G P B 2H 5 P ISR AR B BB Dy 3 2 L T

P2 60%-95%, fiiFR. Bl M BRI G TRy 5%-40%. UbAk, ASHE e idE e PR HX A

530 jidk 47 71




AR IR AR 7 SRR R UE SR B A G 2015 SE AT IR

SEETRAA RS IR SR 1, e WHE 2 Mg BOE B AT MR R, 4E VaR(Value at
Risk) 5 25 R A AR Joe < T W PO FE AN XU, R B R S btk LS AT R BT 42 il o

6.4.13.4.3.1 oAb RO

SRRAL: NIRRT

AR FAERER
201546 H 30 H 2014 4F 12 f 31 H
T H B i e e
AFME FEE b AR E Y L i

% (%) (%)
A o VR P — IR SRR B 222,930,560.98 83.04 | 227,570,495.54 93.98
A8 Gy M R e — B G 5 - - - -
A PEE R G — S e R AR - - - -
TR S ML — BUIF# Bt - - ; _
FoAth - - - -
it 222,930,560.98 83.04 | 227,570,495.54 93.98

6.4.13.4.3.2 FAtA A XU I RURR A 4 BT

& BRI IR 300 $5 2 LAST A oA T 3722 B R AR
X B S 513 H 2 4 B 1 HE A
e A NIRMAT0)
- FH SRR A B A2 B A M AR
/4
201546 A 30 H 2014412 4 31 H
1.7k 300 f5 4 [ 7} 5% W) 1,235 1N 1,166
2.7 300 5 4L T B 5% Wb 1,235 I/ 1,166

6.4.14 H B TEMM O & THRR T E UMK AR F IR

Teo

7.1 HEREERFHEBN

7 BEAGHRE

IR

H31 ik 47 L




b PR R R IBEEE RUE SR B B 2015 SR P4 R

Bl (%)

1 ETE e 222,930,560.98 70.54
Hrpe RS 222,930,560.98 70.54
2 ] 5 WA e 5 % 20,249,957.60 6.41
Hp: figz 20,249,957.60 6.41
B FFUESR - -
3 D) K iy - -
4 S RbATAE I - -
5 SN IR Gl - -
o S R SN B 4 i ] ]

B
6 BTN &AM Gt 51,582,329.05 16.32
7 Hopth % 151 5% 7 21,262,479.49 6.73
8 Hit 316,025,327.12 100.00

7.2 IREBATWRNBER A E
SEA:. NIRRT
i | Ao AR AL
(%)

A Y-S NN SR\ 4 392,538.00 0.15
KA - -
C gk 113,917,932.01 42.43
D HLT #8000 BRARSOK A= A R 3,097,500.00 115
E eS| 4 10,866,101.65 4,05
F bR A - -
G RSB B AERTIEEOL, 2,764,800.00 1.03
H A 15 A - -
| 5 EER . BAEAE BHARIR 5 19,380,036.32 7.22
J S Al 36,839,900.00 13.72
K Bl 33,046,100.00 12.31
L BT AN 55 M 55k - -
M AR T AN F AR 55 - ;
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N IKH FREEAN 2 e B 7 13,437.00 0.01
o] JEERSS « ABEAHAR AR 5 - -
P HE - )
Q TR TAE 2,586,440.00 0.96
R AL AR E AR R 25,776.00 0.01
S 5t - )

= 222,930,560.98 83.04

7.3 BAREA SOHE GBS FE LN HEF I TR B SR 4R

SRRA: NIRRT

i B G i
Fe | KREAE JIE B A4 R g (k) VI IIED
fE L A51 (%)
1 600016 RAMRT 2,000,000 19,880,000.00 7.40
2 600315 RN 400,000 17,360,000.00 6.47
3 000002 JikkA 1,100,000 15,972,000.00 5.95
4 002304 PEI By 180,000 12,484,800.00 4.65
5 000869 KA A 250,000 12,197,500.00 454
6 000961 R B 479,945 9,584,501.65 3.57
7 300065 HEAE 300,000 9,579,000.00 3.57
8 300363 T st 200,000 9,392,000.00 3.50
9 600048 LRF = 800,000 9,136,000.00 3.40
10 601166 MVARLT 500,000 8,625,000.00 3.21
11 600600 T I L 180,939 8,429,948.01 3.14
12 600446 SUE A 60,000 7,407,600.00 2.76
13 002077 K 400,000 7,292,000.00 2.72
14 002170 B H A 301,000 6,859,790.00 2.56
15 600410 U PN 180,000 6,184,800.00 2.30
16 300085 WA 80,000 5,738,400.00 2.14
17 300049 A it JIE 60,000 5,399,400.00 2.01
18 600702 e 1S 200,000 5,222,000.00 1.95
19 600519 DYMERE) 20,000 5,153,000.00 1.92
20 601318 Hh S22 60,000 4,916,400.00 1.83
21 300424 RO R 60,000 4,743,600.00 1.77
22 600036 FARRAT 180,000 3,369,600.00 1.26
23 300367 RITM ) 56,300 3,251,325.00 1.21
24 002236 KA 100,000 3,192,000.00 1.19
25 600461 3K 150,000 3,097,500.00 1.15
26 000568 FINEE 90,000 2,934,900.00 1.09
27 600750 NG Rz 90,000 2,897,100.00 1.08
28 601111 HH ] 180,000 2,764,800.00 1.03

233 Tk 47 U



AR IR AR 7 SRR R UE SR B A G 2015 SE AT IR

29 300244 12212 W 30,000 2,518,200.00 0.94
30 000596 T 50,000 2,334,000.00 0.87
31 000858 FUARTR 60,000 1,902,000.00 0.71
32 002620 Hi 1By 30,000 1,281,600.00 0.48
33 000592 PR R 10,000 297,600.00 0.11
34 600184 Fe AR 10,000 281,600.00 0.10
35 600325 Uy 3 din 10,000 181,000.00 0.07
36 000926 1 B 10,000 141,100.00 0.05
37 000620 FREDIES 10,000 136,200.00 0.05
38 600223 ErE 10,000 106,400.00 0.04
39 600467 S 10,000 93,800.00 0.03
40 002305 B 10,000 81,400.00 0.03
41 300032 RN 2,000 68,640.00 0.03
42 300347 A& EY 2,000 68,240.00 0.03
43 002044 LI =K 1,240 68,200.00 0.03
44 601988 W ERAT 10,000 48,900.00 0.02
45 002390 fEHRHZ 2,500 44,700.00 0.02
46 300206 PR AR 1,200 38,424.00 0.01
47 002276 i 5 1,000 36,170.00 0.01
48 300431 TR B 100 30,756.00 0.01
49 002235 G Ay 1,000 29,850.00 0.01
50 300148 KA A 1,200 25,776.00 0.01
51 000888 WAt A 900 13,437.00 0.01
52 000555 FHAE B 100 7,480.00 0.00
53 002594 EL P e 100 5,523.00 0.00
54 000503 AT 100 4,900.00 0.00
55 300339 T DA 100 4,809.00 0.00
56 300165 REAN AR 100 3,477.00 0.00
57 300072 =X S7NVR 100 3,370.00 0.00
58 002098 XA 200 2,930.00 0.00
59 002496 W= 100 2,685.00 0.00
60 300386 KRS 9 1,291.32 0.00
61 600354 HUEFI 100 1,138.00 0.00

74 REHAREE R AEHE AR
7.4.1 RiFFANSHE YIRS R FE 2950 20 4 KRR
Eh. AR

o ST 4
5 B SR AR B SR AR AR RN S FEFE
(%)
600036 HRIRAT 98,323,223.39 40.60
2 601166 POlARAT 83,856,131.29 34.63
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3 300104 SRALIN 57,079,241.71 23.57
4 002594 EL P e 41,019,184.71 16.94
5 000869 KA A 35,396,058.57 14.62
6 300363 T i 33,432,715.56 13.81
7 000712 i te A 31,914,665.92 13.18
8 600315 izt 30,882,558.68 12.75
9 600048 LRF b= 30,229,337.00 12.48
10 600030 H S UES: 29,573,393.77 12.21
11 601688 HEFRIE S 27,803,482.27 11.48
12 300049 isbin)iva i 27,478,146.04 11.35
13 600016 RAHRT 27,294,155.72 11.27
14 002077 K 26,003,159.15 10.74
15 002304 PEI By 23,444,663.36 9.68
16 601988 W ERAT 22,378,000.00 9.24
17 600837 AR 22,061,562.03 9.11
18 002030 gy 30| 21,675,190.78 8.95
19 000961 R B 19,894,222.17 8.22
20 002646 HEH 19,477,478.91 8.04
21 002044 LH=K 18,508,726.94 7.64
22 600519 GOMERS 18,337,634.79 7.57
23 300072 =R 17,774,756.36 7.34
24 002236 KA/ A 17,499,017.39 7.23
25 002496 W= I 17,443,194.91 7.20
26 000002 JikkA 16,548,591.38 6.83
27 300367 RKITM I 16,516,809.54 6.82
28 000620 AR 16,416,225.65 6.78
29 000503 AT 15,893,161.90 6.56
30 300228 & e 15,606,332.86 6.44
31 002024 BT R 14,893,021.00 6.15
32 600466 WK e 14,208,438.83 5.87
33 002074 R A 13,968,286.35 5.77
34 000555 TS 13,828,628.84 5.71
35 000776 I RAESF 13,383,064.04 5.53
36 601328 ZIEHAT 13,159,639.00 5.43
37 300244 12212 W 13,105,898.00 5.41
38 601788 PN 13,092,762.88 5.41
39 300147 HEHIZ 12,599,238.12 5.20
40 300318 etizelpen 12,419,192.97 5.13
41 300339 T AN AR A 12,408,538.20 5.12
42 002178 R e 12,016,024.35 4.96
43 300347 IR 11,863,660.76 4.90
44 601998 WS HRAT 11,684,691.35 4.83
45 000638 TR RE 11,548,977.76 4.77
46 600645 HhJE P A 11,393,443.88 471
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47 600999 BRI 11,295,583.00 4.66
48 002353 AN A 10,929,149.49 451
49 600702 e 10,798,547.99 4.46
50 300059 KT E 10,415,264.40 4.30
51 002034 E Ik 10,107,002.00 417
52 000858 TUARTR 10,044,065.09 4.15
53 300055 Jifkik 9,821,304.16 4.06
54 000983 P8 LR 9,807,900.92 4.05
55 600600 T 5 9,352,910.14 3.86
56 600383 G 9,302,364.80 3.84
57 002276 YAR=1ial 9,129,802.08 3.77
58 601818 FeRKERAT 8,677,992.00 3.58
59 002013 AL 8,579,524.00 3.54
60 002673 FEEBIE S 8,531,116.00 3.52
61 000596 T T 8,513,590.54 3.52
62 300279 A m R 8,248,404.21 3.41
63 601555 RIS 8,222,211.00 3.40
64 600998 JUINE 8,145,693.80 3.36
65 600750 T2 8,121,307.62 3.35
66 600422 25 8,094,753.00 3.34
67 300085 Wz A& 8,038,040.00 3.32
68 000069 EHFIR A 7,966,725.00 3.29
69 000568 FINEE 7,786,766.00 3.22
70 300284 I} 7,620,370.00 3.15
71 600282 FAEN A 7,524,830.36 3.11
72 600058 hl KR 7,462,758.00 3.08
73 600446 S UE A 7,403,297.00 3.06
74 300033 [ 4151 7,264,608.44 3.00
75 002644 il Z& 0 24 7,206,817.98 2.98
76 600410 TR R R 7,191,466.00 2.97
77 600015 HEE AT 7,065,042.18 2.92
78 000592 PR R 6,973,751.16 2.88
79 600287 TLHRE R 6,797,460.58 2.81
80 002390 fEHRHZ 6,729,399.49 2.78
81 300109 BT 6,631,223.78 2.74
82 600223 EHEW 6,600,205.33 2.73
83 600521 125 6,424,037.42 2.65
84 300376 VIE LS 6,412,730.00 2.65
85 300431 e W T 5 6,367,910.00 2.63
86 000401 HARIKTE 6,284,940.00 2.60
87 002707 AT TR 6,206,349.20 2.56
88 002170 B AR 1 6,203,357.60 2.56
89 002460 EREERY 6,178,188.00 2.55
90 000852 FAAUR 6,079,394.70 2,51

2 36 Tk 47 U




AR IR AR 7 SRR R UE SR B A G 2015 SE AT IR

91 600028 HEAEL 6,077,905.86 2.51
92 600467 S 6,056,524.00 2.50
93 000686 RAGIESR 5,970,733.58 2.47
94 600489 R 5,818,491.13 2.40
95 600325 R Rty 5,809,619.32 2.40
96 002192 *ST #% 5 5,782,507.19 2.39
97 300157 (EE VS 5,738,948.27 2.37
98 600150 Hh AR AT 5,703,839.00 2.36
99 600369 PY R IESR 5,669,737.39 2.34
100 600767 1B RERST 5,561,421.50 2.30
101 000768 HL L 5,520,303.00 2.28
102 002305 e E B 5,512,018.36 2.28
103 000919 o N4 5,473,093.34 2.26
104 002235 LY 5,381,410.41 2.22
105 000507 BRifgHE 5,355,263.00 2.21
106 002022 B4 5,173,292.98 2.14
107 002672 RILHR 5,147,728.58 2.13
108 002262 BAeZg) 5,113,685.73 2.11
109 601727 A 5,106,385.00 2.11
110 600000 THRHRIT 5,040,775.65 2.08
111 600685 W BT 55 4,948,000.00 2.04
112 000001 P HRAT 4,935,942.80 2.04

T KNSRI (BEENBEERAT) LR (B RN S35 LA a8 ()
AZHA SR LA KR RS, A RERIRAZ S B

7.4.2 RFSEH W HIRIE-S R FE 29500 20 4 KRR A4
eEAL: AR

o7 A 4
5 i ZEARAS Ji% SR A PR AT R 132 A FEEHE LA
(%)
1 600036 FARRAT 108,851,445.57 44.95
2 601166 POlVARAT 82,713,904.42 34.16
3 300104 SR 65,025,934.47 26.85
4 002594 EL P e 54,773,830.37 22.62
5 300049 A it I 47,903,538.86 19.78
6 002077 K 39,389,104.31 16.27
7 300367 RITM I 31,698,399.60 13.09
8 000712 R Ay 29,746,270.61 12.28
9 002044 LI =K 29,182,586.78 12.05
10 601688 HEFRIE S 28,498,860.73 11.77
11 600030 H S UES: 27,983,541.26 11.56
12 002390 fEHRHZ 26,236,262.73 10.83

37 jidk 47 T
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601988 W ERAT 23,226,800.00 9.59
002030 gy 30| 23,187,830.61 9.58
600016 AT 22,527,577.39 9.30
600837 AR 22,217,517.59 9.17
000555 TS 22,039,442.65 9.10
600048 LRF = 21,211,103.00 8.76
000869 KA A 21,187,902.93 8.75
601328 ZIEHAT 21,184,456.00 8.75
300363 TH st 20,113,550.77 8.31
002646 HEH 19,074,198.12 7.88
300072 =s $787S 18,903,527.17 7.81
002496 W= I 18,119,579.66 7.48
601998 HSRAT 17,948,030.26 7.41
000620 AR 17,498,093.40 7.23
000001 P RAT 16,880,210.34 6.97
300228 & e 16,771,566.18 6.93
000503 U 4% 15,896,037.54 6.56
600466 Wtk 15,782,120.04 6.52
000983 P8 LR 15,700,876.66 6.48
601318 r [ S22 15,560,957.10 6.43
002024 BT R 15,357,266.46 6.34
002178 JORCSESN:1 14,864,187.07 6.14
601818 FERKERAT 14,623,746.13 6.04
300075 B EuE 14,598,574.12 6.03
000638 TR 14,424,895.34 5.96
300318 etizelpen 14,353,276.39 5.93
300147 HEHIZ 13,690,163.33 5.65
300347 A& EY 13,625,300.20 5.63
002074 R A 13,580,647.32 5.61
300339 TEAERAE 13,576,684.00 5.61
601788 HKAEFH 13,568,386.47 5.60
000776 I RAESF 13,417,580.37 5.54
600519 GOMERS 13,301,264.79 5.49
300065 WgAE 13,267,512.18 5.48
600315 iExRML 13,176,977.74 5.44
002236 KA 13,059,879.85 5.39
002304 PEI By 12,154,378.83 5.02
601169 L ARAT 11,513,291.46 4.75
300055 JiFRik 11,496,134.99 4.75
002276 YAR=1ial 11,460,023.14 4.73
002353 AT W5 11,396,005.41 4.71
300059 KT E 11,310,000.00 4.67
600645 HhJE P A 11,175,970.00 4.62
002462 A 11,008,405.28 4.55
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57 600999 LS 10,937,528.00 452
58 600521 N |4 10,807,038.84 4.46
59 300242 BB 10,783,428.95 4.45
60 300244 12212 W 10,648,530.11 4.40
61 002034 E Rk 10,642,389.40 4.39
62 000961 R B 10,633,776.14 4.39
63 000401 HARKIE 10,118,201.00 4.18
64 300115 Kk 9,297,289.38 3.84
65 002673 PH R E S 8,938,940.00 3.69
66 000592 ARV 8,585,894.00 3.55
67 300431 e W T 5 8,554,359.85 3.53
68 300279 Al m R 8,532,937.72 3.52
69 600383 G HAE A 8,485,081.52 3.50
70 002007 25 W) 8,479,656.50 3.50
71 300284 IR} 8,322,999.61 3.44
72 600282 RN A 8,295,150.00 3.43
73 000858 AR 8,173,819.48 3.38
74 002013 HRTALH 8,164,357.71 3.37
75 600998 JUINE 8,058,216.67 3.33
76 601555 RIS 8,019,669.39 331
77 300109 HER 7,651,505.40 3.16
78 002262 BAeZg) 7,627,526.64 3.15
79 300376 VIE LS 7,495,471.00 3.10
80 002644 il Z& 1 24 7,443,812.91 3.07
81 000069 HHrIR A 7,378,587.00 3.05
82 600058 hl KR 7,327,069.96 3.03
83 600422 AL 7,241,698.00 2.99
84 600395 BEVT Iy 7,182,150.06 2.97
85 600767 1B RERST 7,093,372.00 2.93
86 300033 [ 615 6,880,208.40 2.84
87 600015 HEE AT 6,776,315.72 2.80
88 600287 MY PN 6,725,223.54 2.78
89 000596 g aeli] 6,420,105.97 2.65
90 002235 e Ay 6,370,948.00 2.63
o1 002339 MU T 6,298,671.00 2.60
92 600028 HEA L 6,240,053.26 2.58
93 002460 EER A 6,220,190.34 2.57
94 000852 A 6,194,795.92 2.56
95 600467 S 6,072,101.07 251
96 002192 *ST % # 6,057,597.41 2.50
97 600489 W 6,051,083.00 2.50
98 002707 AT TR 6,004,266.40 2.48
99 000686 RACUESR 5,995,333.14 2.48
100 601727 A 5,846,201.00 2.41
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b PR R R IBEEE RUE SR B B 2015 SR P4 R

101 600150 HH [ AN 5,732,419.28 2.37
102 300140 JRURSER 5,694,626.00 2.35
103 300157 5,665,843.40 2.34
104 600369 PR UE S 5,641,400.00 2.33
105 300148 KA A 5,640,115.26 2.33
106 600325 Uy 3 din 5,534,939.00 2.29
107 600000 THRHRIT 5,493,000.00 2.27
108 600223 ErE 5,483,210.00 2.26
109 000919 R 7R 5,319,471.00 2.20
110 002022 BHEAY) 5,268,768.37 2.18
111 000768 HL L 5,193,498.00 2.14
112 601021 5,143,155.54 2.12
113 002672 IRITIAR 5,079,866.00 2.10
114 000628 EH KR 5,015,412.00 2.07
115 600376 A 4,966,729.20 2.05
116 000568 FINEE 4,875,000.00 2.01
117 000797 S SRS 4,859,356.93 2.01
e “SEANEH” (BENRE AT ST &5 (B2 RN ¥3E RS2 piss &80 ()

AL SR LA B ) 381, ANF AR 5 T

7.4.3 TNBER)RA SR BRE R B

SRR AR

SEANBEEERI A (RAS) A 1,959,226,899.43
EHBEERIURN (3D R 2,118,218,840.57

e CSEANEHT (BEKANBEERA

AN UL E ) HB, AFEHRZ S

75 MIREBRR RO RAOMFREAS

“SEH SR (B IR RN M S

SH (A

SRERAL: NIRRT

m7 3R e A RE L
75 75 fh A wRME
(%)

1 E X5 13,807,668.70 5.14
2 RATEE - -
3 SRR 6,442,288.90 2.40
Hdr: BURYEE R 6,442,288.90 2.40

4 % - .
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5 il R ST B o

6 A S

7 EIE=3 i
8 HAh
9 it 20,249,957.60 7.54

7.6 HIR A FAHHE b2 B FHE LR RN BB LA s SR A
RN NRTTT

E A RetE
F5 iAW) T A4 R HE () Ny XD
TE LB (%)
019414 14 [# 15t 14 99,790 9,982,991.60 3.72
018001 [ FF 1301 62,870 6,442,288.90 2.40
019321 13 [#f5t 21 38,030 3,824,677.10 1.42

7.7 BRE A oA B ST HE LR RN TR B SRR B R 40
AFE G AR AR AR I A B SFFIESR -
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